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Σt+1 = expΣt (−ε ∇C(Σt))
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σ (x) = −
∑


















































 "   
  " 2
 
  * -."$&-
z9Úr²_y`³Ùx&¢¹³ux&y}t_}cyÒD¥}yl¥yF¢¹yÕwyE<w}y²rr¢Dw(" £D£ $Å·suty
yÒ}¥Lr}yE+ÕwyFyÒ_yF}yFD,I¢yE¥'x¼wr¢D¥³w}¥}yF²y}¢Dw¿³I}yº_¥























[H ]i,j = h(xi − xj)
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Akỹki (s) − z̃i(s)
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Σ̃(s) = expΣi [(s−
si)/(si+1 − si) logΣi (Σi+1)]
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C (Σ1, . . . , ΣN ) = (
∫ sN−1
s2
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